MARKET TRENDS note: Data points beginning October 29, 2018 are based on Bloomberg Valuation (BVAL)

methodology, following the phasing out of R2 reference rates.

Years to Maturity

INTEREST: T-Bill Rates (91-day) Inflation Rates
6.0
g.g 7
45 6
€ 18 g s
$ 30 bre
: 3
15 «
1.0 2
0.5
0.0 1
O «H H H HA Hd d4 d - =< = N N N N O ™ o4 A A A o «H —+F = —« «H —+I4 N N N N «
§ §d & & 9 8 g4 & o § ¢ § 8 & & 9 ¢« N N N Y N N N N AR
a s &L = I 3 5 5 < 6 2 a » o 3 < = A" IL3SI3""35ITHp020°5LC3< 3
Month
Month
FXTB - Average Interest Rate FXTB-Daily Interest Rate
7 7
6 ———— 31
— 5 ———m===- 5y 6
S s f i —f—
g ° T 5 - s
g 3 & o & o
v v v
2 4 ]
—— p——
O Hd d d 94 d Hd 94 oI d +d4 <4 H N N N o 3 r r r
Qg g o § q § q o q o § o § o ¢
A S L 3= €« 5 5 5 <« v 0 z A S5 dL s <« = 24-Jun 27-Jun 28-Jun 29-Jun 30-Jun
Month Date
FXTB - Average Interest Rate FXTB-Daily Interest Rate
7 8
—_——— Tyr —— 10y
6 1 ———ke— - 2041 ——— 2591 ~ 7S ¢ < &
S
8
©
o
] —_——— -
, ] 5 y y
20 251
S § g g F gy dagdg sy 4 | | |
A S5 UL 2 & 2 45 S5 400 b 2 A S d o2 & s 24-Jun 27-Jun 28-Jun 29-Jun 30-Jun
Month Date
Trading Volume
10,000.00
9,500.00
9,000.00
8,500.00
8,000.00
7,500.00
7,000.00
w 6,500.00 m24-Jun-22
=]
% 6,000.00 n27-Jun-22
o m 28-Jun-22
= 5,500.00 29-Jun-22
S  5000.00 30-Jun-22
= 150000
£ 4,000.00
3,500.00
3,000.00
2,500.00
2,000.00
1,500.00
1,000.00 H
500.00 1 -
1 2 3 4 5 & 7 8 9 10 11 12 13 14 15 16 17 18 19




Yield Curves - Secondary Market (BVAL)
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INTEREST: Bank Lending Rate (prime) Bank Lending Rate (%)
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